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θˆN = C − F−1(ξN). 6#H7
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ξN
N→∞,w.p.1−−−−−−−→ p⇒ θˆN N→∞,w.p.1−−−−−−−→ θ. 6#I7
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zk = a0uk + ... + an−1uk−n+1 + dk
sk = S(zk)
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 θ = [a0, ..., an−1]
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cov (∆(k),∆(l)) . 6K#K37















(N − k) cov (∆ (t) ,∆(t+ k)) . 6K#KH7
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N−1∑
k=1
(N − k)cov (∆(t),∆(t + k)) =
L∑
k=1
(N − k)cov (∆(t),∆(t + k))+
N−1∑
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(N − k)cov (∆(t),∆(t + k)) .
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L∑
k=1
(N − k)cov (∆(t),∆(t + k)) ≤
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(N − k)var (∆(t)) = L
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≤ N(2L+ 1)− L(L+ 1)
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var (∆(t)) . 6K#KL7
  var (∆(t))    




















  ; !   ! q = G∞0 (r)% %
 
var(∆(t)) = G∞0 (r)−G∞0 2(r). 6K#M
7
/  @% 6K#M







≤ N(2L+ 1)− L(L+ 1)
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80th precentile of (1−vk) (LIMBO)
80th precentile of (1−wk) (Wigren’s approach)
αk=1/k
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80th precentile of (1−vk) (LIMBO using αk=(φk
Tφk)
−1)
80th precentile of (1−vk) (LIMBO using α=0.05)
80th precentile of (1−wk) (Wigren’s approach using αk=1/k)
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80th precentile of (1−vk) (LIMBO using αk=(φk
Tφk)
−1)
80th precentile of (1−wk) (Wigren’s approach using αk=1/k)
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80th precentile of (1−vk) (LIMBO)
80th precentile of (1−wk) (Wigren’s approach)
αk=α=0.05




















80th precentile of (1−vk) (LIMBO)
80th precentile of (1−wk) (Wigren’s approach)
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80th precentile of (1−vk) (LIMBO using αk=(φk
Tφk)
−1)
80th precentile of (1−wk) (Wigren’s approach using αk=1/k)




















80th precentile of (1−vk) (LIMBO using αk=(φk
Tφk)
−1)
80th precentile of (1−wk) (Wigren’s approach using αk=1/k)
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